Analytical results for fundamental time-delayed feedback systems subjected to multiplicative noise.
We study the stochastic behavior of fundamental time-delayed feedback systems subjected to multiplicative noise. We derive exact results for the first and second moments and the autocorrelation function. For a particular class of systems we show how the variance depends on the amplitude of the multiplicative noise. Furthermore, we identify parameter regions of stationary solutions with finite and infinite variances. Finally, we suggest that delay-induced Lévy flights may occur in time-delayed feedback systems involving multiplicative noise.